COURSE OUTLINE AND OBJECTIVES
This course will focus on researchers' applied methods, as well as on the development of new econometric analysis methods, in which the Master in Economic Analysis and the Phd Program in Economics are specialized. The second part of it will review non parametrics methods for dependent data, with Finance applications, like optimal portfolio selection in general conditions.
The first main objective of the course is to provide a systematic introduction to basic stochastic processes concepts, to review de recent texts from empirical processes of modern theory and to analyze the most important econometric applications of empirical processes theory.
The second part of the course will focus on a review of strategies of sequential investment for financial markets in a multi-period in a discreet time, and on nonparametric methods to time series prediction. The course reviews the universal consistent estimation basics, and the efficient of predictions based in estimations combined.
